An Information inequality by using convexity arguments and Jensen inequality is established in terms of Csiszar f-divergence measures. This inequality is applied in comparing particular divergences which play a fundamental role in Information theory, such as Kullback-Leibler distance, Hellinger discrimination, Chi-square distance, Jdivergences and others.
INTRODUCTION
Here we shall give some example of divergence measures in the category of Csiszar's fdivergence measure.
• Kullback-Leibler distance [10] :- • Relative information of type s [14] : 
which is one parametric generalization of measure (1.2) for s = 0 and s = 1 it reduces to measure D (P, Q) and D (Q, P) respectively given by (1.2)
• Chi-square Divergence [11] :-
• Relative Jensen-Shannon divergence [15] :-
• Relative arithmetic-geometric divergence [3] :-
• Unified relative Jensen-Shannon and Arithmetic-Geometric Divergence of type s which is one parametric generalization for the measures (1.5) & (1.6) for s=0 and s=1 it reduces to (1.5) & (1.6) respectively.
• Hellinger Discrimination [1] :-
is known as Bhattacharya divergence measure [2] • Triangular Discrimination [6] : • Chi-square Divergence [8] :-
• J-Divergence measure [5] :-
• Relative J-Divergence measure [12] :-
• Arithmetic-geometric divergence [13] :
• Symmetric Chi-square, Arithmetic and Geometric mean divergence measure [9] :-
(1.14)
• Jensen-Shannon divergence measure [3, 16] :
2. New information inequality: -We prove the following theorem regarding information inequality using Jensen inequality. 
we call a new f-divergence measure. 
Applications for some particular f-divergences:-
In this section we will show relationship in the form of inequality using the results of theorem (2.1) among the various known measures such as Kullback-Leibler, Hellinger, Chi-square, and J-divergence etc.
Result: 3.1-Let , n P Q ∈Γ ͕ then we have the following relations 
Multiplying by i q and taking summation both side 
14) using equation (2.1), (3.13) & (3.14), we get
adding inequalities (3.15) & (3.16) both side 
hence the relation (3.17) is proved. 
Results

